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FOR THE YEAR ENDING DECEMBER 31, 2005
OF THE CONDITION AND AFFAIRS OF THE

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

NAIC Group Code 1224 1224 NAIC Company Code 53473 Employer's ID Number  05-0158952
(Current Period) (Prior Period)
Organized under the Laws of RHODE ISLAND , State of Domicile or Port of Entry RHODE ISLAND
Country of Domicile us
Licensed as business type:  Life, Accident & Health 1] Property/Casualty 1] Hospital, Medical & Dental Service or Indemnity X]
Dental Service Corporation  [] Vision Service Corporation [ Health Maintenance Organization [
Other [ Is HMO Federally Qualified? YES [] NO ]
Incorporated/Organized: February 27, 1939 Commenced Business:___ September 1, 1939
Statutory Home Office: 444 WESTMINSTER STREET _ PROVIDENCE, RI 02903
Main Administrative Office: 444 WESTMINSTER STREET _ PROVIDENCE, RI 02903 401-459-1000
Mail Address: __ 444 WESTMINSTER STREET _ PROVIDENCE, Rl 02903
Primary Location of Books and Records: _ ONE EMPIRE PLAZA  PROVIDENCE, Rl 02903 401-459-1000
Internet Website Address: __ www.BCBSRI.COM
Statutory Statement Contact: _ BRIAN M. OMALLEY 401-459-1924
O'MALLEY.B@BCBSRI.ORG 401-459-1875
Policyowner Relations Contact:_ LORIQUARANTA  PROVIDENCE, Rl 02903 401-459-5520
Name Title
1, JAMES E. PURCELL, ESQ. PRESIDENT & CHIEF EXECUTIVE OFFICER
2 JAMES JOY SR. V.P. & CHIEF FINANCIAL OFFICER
3.
Vice-Presidents
Name Title Name Title
THOMAS A. BOYD EXEC. VICE PRESIDENT MATTHEW T. BRANNIGAN V.P.-SALES
RICHARD P. FARIAS EXEC. VICE PRESIDENT ERIC GASBARRO # V.P.-HUMAN RESOURCES
JOHN H. GORMAN V.P.-PLANNING DALE D. HUFF V.P.-CHIEF COMMUN. OFFICER
JAMES JOY SR. V.P. & CHIEF FINANCIAL OFFICER _STEPHAN B. KATINAS V.P.-CONTRACTING
MICHELE LEDERBERG # GENERAL COUNSEL & V.P. LINDA H. NEWTON V.P.-COMMUNITY RELATIONS
MICHAEL H. SAMUELSON V.P.-HEALTH & WELLNESS EVERETT J. SUTHERLAND # V.P.-INFORMATION TECHNOLOGY SERV.
LYNNE A. URBANI SR. V.P. -PROVIDER RELATIONS
DIRECTORS OR TRUSTEES
FRANCES X. BASILE, JR. M.D. # JUDGE EDWARD C. CLIFTON THOMAS L. FALCONE SAMUEL H. HAVENS
MONICA HORAN, ESQ. JUANA |. HORTON DEBORAH R. JACOBSON BRADFORD B. KOPP
WILLIAM C. MCGOWAN ARTHUR J. MITCHELL, JR. KENNETH M. MOFFAT FRANK J. MONTANARO
ANNE E. POWERS # EDWIN L. RUSSELL SHELDON S. SOLLOSY BRADLEY J. WAUGH #

MARC S. WEINBERG, M.D.

State of . RHODE ISLAND

County of . PROVIDENCE ss

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated
above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and
that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and
liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended,
and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state
law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their
information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing
with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be
requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
JAMES E. PURCELL, ESQ. JAMES JOY
(Printed Name) (Printed Name) (Printed Name)
1. 2. 3.
PRESIDENT & CHIEF EXECUTIVE OFFICER SR. V.P. & CHIEF FINANCIAL OFFICER
(Title) (Title) (Title)

Subscribed and sworn to before me this a. Is this an original filing? YES[X]NO[ ]

day of , 2006 b. If no: 1. State the amendment number

2. Date filed

1 03/07/2006 3:49pm
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate OWNED December 31 of Current Year
1 2 5 6 7 8 9 10 11 12 13 14 15 16
Location Expended for
3 4 Additions,

Increase Permanent Gross Income

Book/Adjusted (Decrease) by Improvements | Earned Less
Date Carrying Fair Value Increase Foreign Amounts and Changes in Interest Taxes, Repairs
Date of Last Actual Amount of Value Less Less (Decrease) by Exchange Received Encumbrances Incurred on and Expenses

Description of Property Code City State Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year | Encumbrances Incurred

t5laSaleSquare | |Povidence  [RI _ |0401/1999 (042922002 | 11360000) | 11558992 | (35%8) | | 3372|  2231308| 1881048
One Empire Plaza ... ... ... . [|Provdence . . . |RL . |07/14/1992 |04/29/2002 | . ..  7,921206| . . . | ... 7446648| ] .. (244083 | 12,600 .. .° 1,663,578 1,388,184
0299999 Properties occupied by the reporting entity - Administrative * 19,271,206 19,005,640 (559,248) 15,972 3,894,886 3,269,232
0399999 Total Properties occupied by the reporting entity 19,271,206 19,005,640 (559,248) 15,972 3,894,886 3,269,232
9999999 Totals 19,271,206 19,005,640 (559,248) 15,972 3,894,886 3,269,232




¢ 013

wd 7 ¢:

Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - PART 2
Showing All Real Estate ACQUIRED During the Year
! Location 4 5 6 7 8 9
2 3 Expended for
Book/Adjusted Additions
Date Actual Amount of Carrying Value and Permanent
Description of Property City State Acquired Name of Vendor Cost Encumbrances Less Encumbrances Improvements
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Annual Statement for the year 2005 of the

SCHEDULE A - PART 3
Showing All Real Estate SOLD During the Year, Including Payments During the Final Year on "Sales Under Contract”

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Description of Property

Location

4

Disposal
Date

5

Name
of
Purchaser

6

Actual Cost

7

Increase
(Decrease)
by Adjustment

8

Increase
(Decrease) by
Foreign
Exchange
Adjustment

9
Expended for
Additions,
Permanent
Improvements
and Changes in
Encumbrances

10

Book/Adjusted
Carrying Value
Less
Encumbrances

1"

Amounts
Received

12

Foreign
Exchange
Profit (Loss)
on Sale

13

Realized
Profit (Loss)
on Sale

Total Profit
(Loss)
on Sale

15

Gross Income
Earned Less
Interest
Incurred on
Encumbrances

16

Taxes,
Repairs and
Expenses
Incurred
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Annual Statement for the year 2005 of the

SCHEDULE B - PART 1

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Mortgage Loans OWNED December 31 of Current Year

Location

Loan Number

5

Loan Type

6

Date Acquired

7

Rate of
Interest

8

Book Value/Recorded
Investment
Excluding
Accrued Interest

Increase (Decrease)
by Adjustment

10

Increase
(Decrease) by
Foreign Exchange
Adjustment

1"

Value of Land
and Buildings

12

Date of Last
Appraisal or
Valuation

1.
2.
3.

4.
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Annual Statement for the year 2005 of the

SCHEDULE B - PART 2
Showing All Mortgage Loans SOLD, Transferred or Paid in Full During the Year

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Loan Number

Location

Loan Type

5

Date Acquired

6
Book Value/Recorded
Investment Excluding
Accrued Interest
Prior Year

7

Increase
(Decrease)
by Adjustment

8
Increase
(Decrease) by
Foreign Exchange
Adjustment

9
Book Value/Recorded
Investment Excluding
Accrued Interest
at Disposition

10

Consideration
Received

1"

Foreign Exchange
Profit (Loss)
on Sale

12

Realized
Profit (Loss)
on Sale

13

Total
Profit (Loss)
on Sale
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

CUSIP
Ident-
ification

Name
or Description

6
Location
Name of
4 5 Vendor
or General
City State Partner

7

NAIC
Desig-
nation

8

Date
Originally
Acquired

9

Type
And
Strategy

10

Actual
Cost

1

Additional

Investment
During Year
Actual Cost

12

13

Amount of
Encumbrances

14

Book/Adjusted
Carrying Value
Less
Encumbrances

15

Increase
(Decrease) by
Adjustment

16

Increase
(Decrease) by
Foreign Exchange
Adjustment

Investment
Income

18

Commitment
for
Additional
Investment

19

Percentage
of
Ownership
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

cusIp
Identification

Name
or Description

Location

5

Name of Purchaser
or Nature of
Disposal

6

Date
Originally
Acquired

7
Book/Adjusted
Carrying Value

Less Encumbrances,
Prior Year

8

Increase
(Decrease) by
Adjustment

9
Increase
(Decrease) by
Foreign Exchange
Adjustment

10
Book/Adjusted
Carrying Value

Less Encumbrances
on Disposal

Consideration
Received

12

Foreign Exchange
Gain (Loss)
on Disposal

13

Realized
Gain (Loss)
on Disposal

14

Total
Gain (Loss)
on Disposal

15

Investment
Income




Annual Statement for the year 2005 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted
CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.
Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During
fication Description * n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

900ZII.Z/L0

OL

o
oo
®
3

912828-CK-4 US TREASURY NOTE - 996,172 99.27 992,660 1,000,000 999,185 . . 06/08/2004 | 05/31/2006




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates

4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted

CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.

Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During

fication Description n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

900ZII.Z/L0

36200R-KH-4

GNMA | 15YR #570096

269,402

272,960

265,748

268,846

15,953

01/30/2002

12/15/2016




Annual Statement for the year 2005 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted
CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.
Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During
fication Description * n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

m
o
oo
0299999 Subtotal - Single Class Mortgage-Backed/Asset-Backed Securities 4,777,408 XXX 4,879,150 4,713,237 4,761,559 (2,193) XXX XXX XXX 25,585 307,274 XXX XXX
o M
0399999 Subtotals - U.S. Governments 228,377,623 XXX 223,956,341 225,812,237 226,779,060 (571,182) XXX XXX XXX 2,539,821 6,904,637 XXX XXX
49151EQK2  (KYSTPPTYTXB8 || |WFE | 1001300 | o731 | 97340 | 1000000 | 1000809 | @) || 320 320|A0 | 8050 | 32200 11/21/2003 _|10/01/2007
1199999 Subtotal - Issuer Obligations 1,001,300 XXX 973,140 1,000,000 1,000,609 (333) XXX XXX XXX 8,050 32,200 XXX XXX
) [ | | |
R 1799999 Subtotals - States, Territories and Possessions (Direct and Guaranteed) 1,001,300 XXX 973,140 1,000,000 1,000,609 (333) XXX XXX XXX 8,050 32,200 XXX XXX
N
~
N
o
o
»

| FNMA DWARF P/T POOL #449116
0L #124551 N
31371H-FA-1_ | FNMA PIT POOL #252261 . 100,389 . . 0110411999 | 01/01/2014
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Annual Statement for the year 2005 of the

SCHEDULE D - PART 1

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates

4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted

CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.

Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During

fication Description n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

2699999

Subtotal - Single Class Mortgage-Backed/Asset-Backed Securities

9,688,267

9,652,907

9,610,656

9,658,804

337,165

M

3199999

Subtotals - Special Revenue

9,688,267

9,652,907

9,610,656

9,658,804

337,165

3299999

Subtotal - Issuer Obligations

14,963,573

14,785,744

14,780,000

14,908,034

(33,895)

104,380

521,440

3899999

Subtotals - Public Utilities (Unaffiliated)

14,963,573

14,785,744

14,780,000

14,908,034

(33,895)

104,380

521,440

201615-DR-9

COMM CREDIT CO

558,905

513,270

500,000

526,599

(17,064)

01/30/2004

07/01/2007
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates

4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted

CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.

Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During

fication Description n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

913017-BC-2

UNITED TECH CORP

1,139,280

1,094,680

1,000,000

1,110,839

07/21/2004

11/15/2010




Annual Statement for the year 2005 of the

Showing All Long-Term BONDS Owned December 31 of Current Year

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted
CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.
Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During
fication Description * n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

Subtotal - Defined Multi-Class Residential Mortgage-Backe:

61746W-G7-9

MSC 2003-T11 A1

1,487,727

1,440,439

1,484,086

1,485,152

48,406

08/06/2003

06/13/2041




Annual Statement for the year 2005 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted
CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.
Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During
fication Description * n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

74408A-AS9 | PGMT 2004-FA A o 2,098,596 ) 2,052,750

2,100,000 2,100,050

76,650 | 11/16/2004 | 11/15/2011
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BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

Annual Statement for the year 2005 of the

we g G:

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted
CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.
Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During
fication Description * n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
USRI RO 92 732671 R
.. 9987 S seser @
. 9945 LRt e
9849 1093228 | 1,110,000 | 110090 | @8
L9931 Lo sl ARy
9798 S 99889 | e
.. 9850, Lo st a2y
L9886 ) 985560 | 1,000000 | 1000116 s
4499999 Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securiti 45,596,356 XXX 44,738,916 45,264,053 45,408,682 (78,194) XXX XXX XXX 144,976 1,353,941 XXX XXX
[ | M M
4599999 Subtotals - Industrial and Miscellaneous (Unaffiliated) 217,708,769 XXX 213,414,112 214,271,383 216,248,360 (692,557) XXX XXX XXX 1,811,125 7,216,571 XXX XXX
M [ | M M
5499999 Total Bonds - Issuer Obligations 361,680,414 XXX 354,397,747 356,404,000 359,047,937 (1,127,050 XXX XXX XXX 4,114,235 11,300,724 XXX XXX
M [ | M M
5599999 Total Bonds - Single Class Mortgage-Backed/Asset-Backed Securities 15,220,400 XXX 15,265,295 15,057,637 15,176,502 (6,634) XXX XXX XXX 74,729 684,795 XXX XXX
M [ | M M
5699999 Total Bonds - Defined Multi-Class Residential Mortgage-Backed Securities 10,938,937 XXX 10,774,014 10,898,225 10,923,193 (8,441) XXX XXX XXX 41,839 306,389 XXX XXX
M [ | M M
5899999 Total Bonds - Defined Multi-Class Commercial Mortgage-Backed Securities 38,303,425 XXX 37,606,272 37,850,361 38,038,553 (78,842) XXX XXX XXX 133,378 1,366,164 XXX XXX
5999999 Total Bonds - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Secur 45,596,356 XXX 44,738,916 45,264,053 45,408,682 (78,194) XXX XXX XXX 144,976 1,353,941 XXX XXX
6099999 Total Bonds 471,739,532 XXX 462,782,244 465,474,276 468,594,867 (1,299,161) XXX XXX XXX 4,509,157 15,012,013 XXX XXX




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 1
Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's
r Share Current Other Total Total
e Par Book/ Used to Amount Nonadmitted | Unrealized Year's Than Change Foreign
CUsIP i Number Value Rate Adjusted Obtain Declared Received Declared Valuation (Amort- Temporary in Exchange NAIC
Identi- g of Per Per Carrying Fair Fair Actual but During But Increase/ ization) Impairment B./A.C.V. Change in Desig- Date
fication Description Code | n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion | Recognized | (15+16-17) B./A.CV. nation Acquired
72723#-12-7 |PLANS'HOLDING CORPORATION| | | . 241000 | 1000000 241000 1000000 241000 24100 [ [ | | | || |PA [112372005
6299999 Subtotal - Preferred Stock - Banks, Trust and Insurance Companies 241,000 XXX 241,000 241,000 XXX XXX
6599999 Total Preferred Stocks 241,000 XXX 241,000 241,000 XXX XXX




Annual Statement for the year 2005 of the

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

CcusIp
|denti-
fication

Description

Codes

SQ —® =0 T »

6

Book/
Adjusted
Carrying

Value

9

Actual
Cost

Dividends

Change in Book/Adjusted Carrying Value

10

Declared
but

1"

Amount
Received
During
Year

Nonadmitted
Declared
But

13

Unrealized
Valuation
Increase/

(Decrease)

14

Current
Year's
Other
Than

Temporary
Impairment
Recognized

15

Total
Change

In
BJAC.V.
(13- 14)

16

Total
Foreign
Exchange
Change in
B./A.C.V.

17

NAIC
Market
Indicator

(a)

Date
Acquired

369604 10 3

GENERAL ELEC CO

Fair Value
7 8
Rate per
Share
Used to
Obtain
Fair Fair
Value Value
o...54070) 235,205
o....882300 493,985
AAAAAAAA 46.150| . 437,041
AAAAAAAA 146.099| 966,007
o......97650) . 263,655
AAAAAAAA 48.530| . . 898,048
AAAAAAAA 133333} ... 100,000
.......50.500) . 267,650
... 3170500 208,302
.......65820) 311,658
o......21.360) 218,059
AAAAAAAAA 10.000) .. 2410
... 88988581 978874
AAAAAAAA 43500 . 384975
79790 223412
oo 62830 418,762
XXX 6,408,043
o.....394300 262210
...2,935500) 460,874
o....33720( 218,168
AAAAAAAAA 17.250) . 350,520
AAAAAAAA 423101 . 268414
.......20060) . 270,008
C...56770) 346,297
AAAAAAAAA 17.120) . 368,850
AAAAAAAA 40.310| . 251,938
o......25890) 786499
o.....581800 152,432
AAAAAAAA 49.470) 164,735
o......26420) 335534
o......62540) 378,367
AAAAAAAA 40490 . 351,656
AAAAAAAA 42.500| . 244,375
o.....TATO0) 307,017
......33480) 266,166
o......53140) 369323
AAAAAAAA 43010 . 684,719
AAAAAAAA 43.270| 266,543
o......805700 196,853
35.050 336,480

(11, 073)

(11,073)

—

08/29/2005

(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues 0, the total $ value (included in Column 8) of all such issues $



Annual Statement for the year 2005 of the ... BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F Current
0 Rate per Year's
r Share Other Total Total
e Book/ Used to Amount Nonadmitted Unrealized Than Change Foreign NAIC
CUsIP i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Exchange Market
Identi- g of Carrying Fair Fair Actual but During But Increase/ Impairment B./A.C.V. Change in Indicator Date
fication Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. () Acquired
~..|..|....5455000) 280878 51490] 280878| 269866 . | . ' 1855 oty 1012 |L.. . ]06/21/2005
AAAAAAAAAAA 12,330.000) . 270,767| .  21.960( . 270,767 247718 22090 Q3T O3 L ]1015/2004
~...|...|...5400000} 201150  37.280| . . 201,150} 168,966/ | 4816 9886 9936 L 10171472004
... 6130000 368413 60100  368413| 38639\ | . 704t | (19810 (19810 L | 07/26/2005
AAAAAAAAAAAAAA 46,325.000( 364578  7.870| . 364578| 357,624 )| (88037 88037 Lo ]09/14/2004
| B ] 0411972005
AAAAAAAAAAAAAAA 4,505.000( . 161,369) 358200 161,369| 169153/ | 04y @8Teny ) (28787) . |L . ]08/20/2004
~oof..|....8035000)  270,940)  33720| 270,940} 217218} ). 838 | 13338 13338 ... |L... . ]0820/2004
~oo|..|....3750.000) 253,988 67730| .  263,988| 203728} ) ... ..27100 | ... 30418 | ... 8048  |L 08292005
AAAAAAAAAAA 18,250.000) 477,238 26150 . 477.238) 481881\ . 8%62f | (3646 ). @364 . |L . ]06/22/2005
....2,850.000) 221,799 86.980) 221,799} 1878700 o8y (10888)) o |L . |08/20/2004
AAAAAAAAAAAAAAA 13,395.000) 760,032 56.740( 760,032} 723883} . (868 .\ 2014 ) .26014) L. }11/28/2005
~oo|..|....7520000) 0 236128|  31400| 236128} 188920 1055811 105,581 L. ]01/14/2004
.....8350000( 194722} 233200 194722 216865) ... 3848 @143 @43 b 10/12/2005.
.....6700.000| 283075 42250 . 283075) 271841 o |9082) @700 @reon L 0171472004
~.|..|....5338000)  210104]  39.360| 210104} 1881250 )8 est 88 L 10/05/2004
AAAAAAAAAAA 13,561.999) 316,808 . 23360( 316808 268016\ ... 678 | . (4208)) )42 . |L . ]09/082005
~oo||..5135000( 0 228148) 44430 228148 223455\ ||| 4693( 46931 Lo 12/01/2005
AAAAAAAAAAA 12,485.000) 218488 17.500( . 218488) 271334\ b e84y G284y L ]09/19/2005
...809%.000 158,200 31.050) 158,200 165,777 o astny e @sT k) 12/06/2005
| 28250000 195,290} 54970} 185,290} 124007 100748588 ) 85888 L. ]0820/2004
....25450000( 443.848| 17.440) 443.848) 434903\ ) 2845 ey @rsan) Lo 0671672005
Coof|.28650000 215305 75480 . . 215305) 219,560} )| @28 4286) L) 12/23/2005
~...|..|....5%00000) 285141} 55910) 285141| 227,804( | 4950 20899 21899 L ] 0472972004
AAAAAAAAAAA 10,835.000) 353221 32600( . 383221} 396311\ 2915 | (41065) ) (41088) . |L.... . ]12/16/2004
AAAAAAAAAAAAAAA 4,670.000( . 206694) 44260 206,694 | 170,921 097y | 20506) ) 27.806) . |L. . |0820/2004
... 88650001 414882\ 46.8001 414882} 457,868 ) 34130 @nony @9y L 0772072005
S| 5385000 163,435 30350} 163435 1512080 4574 22080 2208 L 108/20/2004
AAAAAAAAAAA 19,510.000) 285822  14.650( 285822} 264,823\ b (28180 ) (@5180) o |L.... . ]09/26/2005
| 3070000 143,922} 468801 143922} 108016 | 13420 e @2 L ]01714/2004
o |F. | 1750000 406,720\ . . 52480} 406,720| 385495\ b a8 L 108/08/2005
~|F.|.....9400000) . 271.284)  28.860| . 271,284} 267127) ) 940 4Tl 4157\ L. 109/22/2005
6899999 HSubtotal-lndustrialand Miscellaneous | T 16,460,367 XXX 16,460,367 15,614,419 163,766 (370,136) (370,136) XXX XXX
7299999 Total Common Stocks 22,868,410 XXX 22,868,410 20,109,225 260,490 (101,746) (101,746) XXX XXX
E-N
© e L L e
o e[ e e L e e L L L e L e f e
S e [ L e L e e e L L L L L L
7399999 Total Preferred and Common Stocks 23,109,410 XXX 23,109,410 20,350,225 260,490 (101,746) (101,746) XXX XXX

(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues 0, the total $ value (included in Column 8) of all such issues $ 0.
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
Number of Paid for

CusIP Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
........|03/2822005 |LEHMANBROTHERSECURITIES . . .. || 2418675 250000000 . .. .  .° 1,458
.........|08/08/2005 . . |GREENWICH CAPITALMARKETS . . .| ... ... ...................|.................24505 250000000 . .. . . 20417
......|03/10/2005  |LEHMANBROTHER SECURITIES = . . [ ... 14762700 1,500,000.00) ... 4,469
.........|08/08/2005 |LEHMANBROTHERSECURITIES . .. | ... .................|..............92410f 930000000 . ... ... ... ...
.........|03/01/2005 |LEHMANBROTHERSECURITIES . . . . . . . . . . .\ ... ....................|...............29%20} . 300000000} . . 3365
... |09007/2005 VARIOUS 83800750 3,300,000.000 16,913
AAAAAAAAAAA 1073172005 |BANKOF AMERICA 2912505 3,000,000.000, o 4,469
AAAAAAAAAAA 11092005 |DGETEK . 576248 5750,00000) . ... 12578
.........|03/01/2005 ~  |LEHMANBROTHERSECURITIES . . . . | ... ... ...............|.............314360( 300000000\ .. ... ... . .. 8146
AAAAAAAAAAA 11/01/2005 | LEHMAN BROTHER SECURITIES . ..\ ... ... ... .| ................19%8600f . 200000000 . ... ...
.........|08/08/2005 . |JPMORGANSECURITIES .. . . . . . ... .. .\.....................|.............34810| . 350000000f
0812212005 \CSFB. 3901845 3,500,000.00) 12,432
o |013/2005  |UBSWARBURG o 24T A48 2,500,000.000 12,431
o |07/12/2005  JUBSWARBURG 499277\ . ........500,00000y . . ... ... ... 3307
AAAAAAAAAAA 11/08/2005 | LEHMANBROTHER SECURITIES .\ ... .| .................291094 300000000 . ... ... . 3170
. |0413/2005  IMERRILLLYNCH 1,050,117} 1,000,000.00) .. ... ... ... . 8564
.. |08/31/2005  JUSBANK 89336 899,000.00f
o {013/2005 |DEUTSCHEBANK 24920969 2,500,000.000 o 751
... |04/05/2005 VARIOUS 3133 9,500,000.000 23,308
.......|03/28/2005 . VARIOUS 4,969,531 . ... ..500000000] . .. . .. .. . . 6649
.......|05/20/2005 VARIOUS 2,199,856 2200000000 3211
.........|07/05/2005 VARIOUS e 2502578 2,600,000.00) 11,413
.....|09/20/2005 . |BARCLAYS CAPITAL . 1,752,393 1,750,000.00) 1,474
XXX 73,604,815 73,899,000.00 158,525
AAAAAAAAAAA 11/16/2005  |NOMURA SECURITIESINC . . . .. .|| ..402329 3998269 13328
3199999 Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations XXX 4,023,259 3,998,269.96 13,328
100599-BU-2  |BOSTONEDISONCO . .. ... ... 11032005 |WACHOVIA 1,974600( . 200000000( . .. . .. . 6229
209111-CV-3 | CONSOLIDATED EDISONCOOFNY .. . ... ... |0830/2005  |BEARSTEARNS . 1,0441700 1,000,000.00) .. ... 16,304
3899999 Subtotal - Bonds - Public Utilities (Unaffiliated) XXX 3,018,770 3,000,000.00 22,533
03076C-AB-2 AMERIPRISE FINANCIALINC 11/18/2005 | GOLDMAN SACHS&CO . . ... ... .............\..........................|............2000:000f . 200000000 . .. ... ... ...
05947U-R8-3 |BACM2005-3A4 . ...l |0719/22005  |GREENWICHCAPITALMARKETS 1.975313( ... ... .200000000( . . .. . 5446
... |08108/2005  |WACHOVIA 1446945 1,500,000.00) .. ... ... 23563
. |077119/2005 | BANKOF AMERICA 1.485,975) 1,500,000.00) ...
... |01/04/2005 ~ |GOLDMANSACHS 499370( . ... ...500000.00( . ... ...
......|02123/2005 | GREENWICH CAPITALMARKETS . | ......................|..............°9r8s82w 1,000,000.00) ... ... 1,246
AAAAAAAAAAA 11802005 | CITICORP 1499985 1,600,000.000, o 1,547
........|01/04/2005 |JPMORGANSECURITIES . . . .. ... ..................|................099062 1,000,000.00) .. ... 11,822
030082005 |CSFB. e erAeT 675,000.000
... |01/28/2005  |HSBCSECURITIES . .. 388 4,000,00000(
... |08/26/2005 ~ |MORGANSTANLEY . 1,051,880} . 1,000,000.00) ... ... ... 625
14041N-AW-1 COMET 2003-A4 06/24/2005 MERRILL LYNCH 1,982,109 2,000,000.00 2,839




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number of Paid for
CUsIP Shares Accrued Interest
Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

........|08/01/2005 |GREENWICH CAPITAL MARKETS .. . ... .| .| ................880000 . 8§0000.007 . 265

.......|06/09/2005  |BANKOFAMERICA 499,994\ 50000000} .. 989

.| 0617/2005 | BANKAMERICA SECURITIES . .. .. 1,093490 ) . 1,000,000.00) ... ..o 15,763

.......|06/23/2005 ~ |HSBCSECURITIES . . |.........|..............204620 . 200000000;) ' 18,757

........|08/15/2005  |LEHMANBROTHERSECURITIES . . | .| .................299094 300000000 . 635

Co 071472005 |CSFBL . 3,208,008 0 3,208599.65). . 7,219

........|06/14/2005 ~ |GREENWICH CAPITALMARKETS . . . | 1,508,320 1,500,000.00 . 6042

C.|09/08/2005  |WACHOVIA 1,953,400 . .200000000) . . . 7875

... |07720/2005 . | GREENWICH CAPITALMARKETS . . .| 1,520,859 | ... 1,500,000.00) ... ... 6417

........|08/30/2005 |HSBCSECURITIES . . 92880 1,000,000.00 ... . 8708

AAAAAAAAAAA 12115/2005 |CITIGROUP GLOBAL .. ... ... 999919 1,000,000000

. |0817/2005 . |RAYMONDJAMES . 2,015,080 002,000,000.00) 31750

........|06/06/2005  |DEUTSCHEBANK . ... |.........502494 50000000y . 931

C 01132005 |CSFB. 1,652,550 1,500,000.00 17,733

092772005 | CITIGROUP GLOBAL. o 14858200 . ... 1,500,000.00) ... ................2,544

AAAAAAAAAAA 1212002005 |LEHMANBROTHER SECURITIES . . . . || ...................9%97m8 100000000 .

.......|06/22/2005  |BANKOF AMERICA . . | 98Tee0) 1,000,000.00 10,271

AAAAAAAAAAA 117032005, JWACHOVIA 1973540 2,000,000.000 22,354

AAAAAAAAAAA 101172005 |CSFB. e eer200 0 2,000,000000

........|04/07/2005  |BEARSTEARNS 2312344 2400000000 206

oo |01727/2005 . |LEHMANBROTHER SECURITIES . .. ... .. .| |.......2948820) 300000000 .. ... ... ... 50,750

AAAAAAAAAAA 11/01/2005  |LEHMANBROTHER SECURITIES || ................1950460 200000000 . . 27750

........|08/02/2005  |LEHMANBROTHERSECURITIES | . |...............99700 1,000,000.00

S |0317/2005 | GREENWICH CAPITAL MARKETS | ... 2209219 2,000,000.000. 2722

........|06/24/2005 ~  |JPMORGANSECURITIES . . .. || 28mn734 2500000000 . 3549

AAAAAAAAAAA 11/03/2005 |MORGANSTANLEY . . .| |................200518 200000000 .. . 24939

AAAAAAAAAAA 11/03/2005. . |MORGANSTANLEY . .| a0 2,000,000000 o 61,867

AAAAAAAAAAA 11710/2005 | GREENWICH CAPITAL MARKETS . . | ......................|................302%563 300000000y 696

AAAAAAAAAAA 11716/2005 |MORGANSTANLEY ... |.....|................29r4453} 300000000y . 838

o |07729/2005  IMORGAN STANLEY . 1,0024% | . 1,000,000.00). ... ... 1,291

........|07720/2005 |MORGANSTANLEY . .. ...........|..........................|.............20008%0 . 200000000 . 733%

AAAAAAAAAAA 10726/2005 | CITIGROUP GLOBAL .. ... ... |........99983 100000000 . 1167

... |08130/2005. . |UBSWARBURG . . . . 99880 1,000,000.00) ... ..o 15,545

.. |07119/2005  |GOLDMANSACHS ' . 2002860 2,000,00000) . 37,208

......|02003/2005 |MORGANSTANLEY . 8996 400,000.00)

AAAAAAAAAAA 1212172005, |BANQUEPARIBAS . . 0480 1,000,000.000. 4,694

........|08/30/2005  |BARCLAYSAMERICAN . .. .. .. .. . ... |..................9m000 1,000,000.00 . 2933

... |06/23/2005  |\WACHOVIA 1,047,860 1,000,000.00) . 2081

......|08/26/2005 . . |LEHMANBROTHERSECURITIES .. . . . . . .| . 497,320( ... ... .. ....500,000.00( . ... . .. ... ... .. .7583

C......|08/26/2005 |\WACHOVIA 918880 1,000,000.00 14,292

AAAAAAAAAAA 11/03/2005  |HSBCSECURITIES .. . . . ... .| .....................|.............1949840 200000000 . ... 27233

g 4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 84,794,709 84,533,599.65 521,907
'; 6099997 Subtotal - Bonds - Part 3 XXX 165,441,553 165,430,869.61 716,293
6099998 Summary Item from Part 5 for Bonds XXX 8,555,315 8,711,000.00 79,633




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number of Paid for
CUsIP Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
6099999 Total - Bonds XXX 173,996,868 174,141,869.61 795,926
72723#127  |PLANS'HOLDING CORPORATION | . |11232005  |THECOMPANY | 2400 24000 |
6299999 Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) XXX 241,000 XXX

6599997 Subtotal - Preferred Stocks - Part 3 XXX 241,000 XXX

6599999 Total - Preferred Stocks XXX 241,000 XXX

887317-10-5

TIME WARNER INC NEW

06/16/2005

VARIOUS

10,750,000

185,760
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number of Paid for
CusIP Shares Accrued Interest
Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
UNITED PARCEL SERVICEING ... | ... [122302005
WALMART STORESINC . .............0........|0720/2005
XEROXCORP . .0........|09/26/2005 .
NOVARTISAGADR . . . .. ... F . 08082005
TYCOINTERNATIONAL ... F . |09222005
6899999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) | XXX 5,634,388 XXX
7299997 Subtotal - Common Stocks - Part 3 | XXX 6,607,346 XXX
7299998 Summary Item from Part 5 for Common Stocks XXX 5,117,040 XXX
M
7299999 Total - Common Stocks XXX 11,724,386 XXX
M
7399999 Total - Preferred and Common Stocks XXX 11,965,386 XXX
7499999 Totals 185,962,254 XXX 795,926




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Interest/
r Number Year Current Other Total Total Adjusted Foreign Stock
e of Book/ Unrealized Year Than Change Foreign Carrying Exchange Realized Total Dividends
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B./A.C.V. | Changein Disposal (Loss) on (Loss) on (Loss) on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. Date Disposal Disposal Disposal Year Date

36211M-27-8

GNMA P/T POOL #517466

1 12/15/2005

PRINCIPAL RECEIPT

39,603.33

12/15/2014




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Interest/
r Number Year Current Other Total Total Adjusted Foreign Stock
e of Book/ Unrealized Year Than Change Foreign Carrying Exchange Realized Total Dividends
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B./A.C.V. | Changein Disposal (Loss) on (Loss) on (Loss) on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. Date Disposal Disposal Disposal Year Date

31371J-87-0

FNMA P/T POOL #253542

11212712005

PRINCIPAL RECEIPT

35,771.46

11/01/2015
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Annual Statement for the year 2005 of the

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4

CUSIP
Ident-
ification

Description

S@Q — ® = o m

Disposal
Date

5

Name of
Purchaser

6

Number
of
Shares
of

7

Consid-
eration

8

9

Actual
Cost

10

Prior
Year
Book/
Adjusted
Carrying
Value

Change in Book/Adjusted Carrying Value

1

Unrealized
Valuation
Increase/

(Decrease)

12

Current
Year
(Amort-
ization)/
Accretion

13
Current
Year's
Other
Than
Temporary
Impairment
Recognized

14

Total
Change
in
B./A.C.V.
(11+12-13)

Total
Foreign
Exchange
Change in
B./A.C.V.

Book/
Adjusted
Carrying
Value at
Disposal

Date

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

20

Bond
Interest/
Stock
Dividends
Received
During
Year

21

Maturity
Date

337367-AB-2

FIRST UNION - LB-BA 98-C2 A2

| 1211912005

PRINCIPAL RECEIPT

212,251

212,250.73

218,751

215,280

214,530

11/18/2008




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

4 5 6 7 8 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond
0 Prior Year's Book/ Interest/
r Number Year Current Other Total Total Adjusted Foreign Stock
e of Book/ Unrealized Year Than Change Foreign Carrying Exchange Realized Total Dividends
i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received
g | Disposal Name of of Consid- Par Carrying Increase/ ization)/ Impairment | B./A.C.V. | Changein Disposal (Loss) on (Loss) on (Loss) on During Maturity
n Date Purchaser Stock eration Value Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. Date Disposal Disposal Disposal Year Date

wd g z:

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 53,294,908 | 52,696,396.59 53,520,592 (317,298) (317,298) 53,203,292 91,614 91,614 | 1,633,500 XXX
Subtotal - Bonds - Part 4 XXX 166,071,758 | 165,694,643.4 167,015,153 (452,327) (452,327) 166,562,821 (491,053) | (491,053) | 4,021,194 XXX
Summary Item from Part 5 for Bonds XXX 8,655,664 | 8,711,000.00 XXX 7,969 7,969 8,563,285 (7,620) (7,620) 160,981 XXX
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Interest/
r Number Year Current Other Total Total Adjusted Foreign Stock
e of Book/ Unrealized Year Than Change Foreign Carrying Exchange Realized Total Dividends
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B./A.C.V. | Changein Disposal (Loss) on (Loss) on (Loss) on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. Date Disposal Disposal Disposal Year Date
6099999 Total - Bonds XXX 174,627,422 | 174,405,643.4 | 177,012,058 | 167,015,153 (444,358) (444,358) 175,126,106 (498,673) | (498,673) | 4,182,175 XXX

608190-10-4

MOHAWK INC

| 0511772005

BNY BROKERAGE INC

1,090.000




Annual Statement for the year 2005 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Prior Year's Book/ Interest/
r Number Year Current Other Total Total Adjusted Foreign Stock
e of Book/ Unrealized Year Than Change Foreign Carrying Exchange Realized Total Dividends
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B./A.C.V. | Changein Disposal (Loss) on (Loss) on (Loss) on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. Date Disposal Disposal Disposal Year Date

o 6899999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 7,862,565 XXX 6,449,281 7,610,799 |(1,161,515) (1,161,515) 6,449,281 1,413,285 | 1,413,285 57,128 XXX

7299997 Subtotal - Common Stocks - Part 4 " XXX 9,738,139 XXX 8,017,167 9,474,336 |(1,457,166) (1,457,166) 8,017,167 1,720,971 | 1,720,971 67,951 XXX
7299998 M Summary Item from Part 5 for Common Stocks - u XXX 5,607,151 XXX 5,117,040 XXX 5,117,040 490,109 490,109 30,261 XXX
7299999 Total - Common Stocks M M u XXX 15,345,290 XXX 13,134,207 9,474,336 | (1,457,166) (1,457,166) 13,134,207 2,211,080 | 2,211,080 98,212 XXX
: 7399999 Total - Preferred and Common Stocks M M u XXX 15,345,290 XXX 13,134,207 9,474,336 | (1,457,166) (1,457,166) 13,134,207 2,211,080 | 2,211,080 98,212 XXX

7499999 Totals 189,972,712 XXX 190,146,265 | 176,489,489 |(1,457,166) (444,358) (1,901,524) 188,260,313 1,712,407 | 1,712,407 | 4,280,387 XXX
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Annual Statement for the year 2005 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 " Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current

0 Book/ Year's Paid

r Par Value Adjusted Current Other Total Total Foreign Interest for

e (Bonds) or Carrying Unrealized Year's Than Change Foreign Exchange Realized and Accrued
CUSIP i Number of Value At Valuation (Amort- Temporary in Exchange Gain Gain Total Gain Dividends Interest
Identi- g Date Disposal Shares Actual Consid- Disposal Increase/ ization)/ Impairment B./A.C.V. Change in (Loss) on (Loss) on (Loss) on Received and
fication Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost eration Date (Decrease) Accretion Recognized | (12+13-14) B./A.C.V. Disposal Disposal Disposal During Year Dividends

4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,211,000.000 1,070,502 1,071,608 1,075,336

6099998 Subtotal - Bonds 8,711,000.000 8,655,315 8,655,664 8,563,285

052666-10-4 | AUTHENTIDATE HOLDING CORP | 04/01/2005 | PULSE TRADING | 10/11/2005 | PULSE TRADING 6,300.000 25,172 14,426 25,172 (10,746) (10,746)
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Book/ Year's Paid
r Par Value Adjusted Current Other Total Total Foreign Interest for
e (Bonds) or Carrying Unrealized Year's Than Change Foreign Exchange Realized and Accrued
CUSIP i Number of Value At Valuation (Amort- Temporary in Exchange Gain Gain Total Gain Dividends Interest
Identi- g Date Disposal Shares Actual Consid- Disposal Increase/ ization)/ Impairment B./A.C.V. Change in (Loss) on (Loss) on (Loss) on Received and
fication Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost eration Date (Decrease) Accretion Recognized | (12+13-14) B./A.C.V. Disposal Disposal Disposal During Year Dividends
F
F
F
£
F
F
£
F
F
£
F
F
£
F
F
£
48268K-10-1 | KT CORP SP ADR F | 04/01/2005 | SALOMON SMITH B | 10/11/2005 | SALOMON SMITH B 4,700.000 100,392 105,865 100,392
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current

0 Book/ Year's Paid

r Par Value Adjusted Current Other Total Total Foreign Interest for

e (Bonds) or Carrying Unrealized Year's Than Change Foreign Exchange Realized and Accrued
CUSIP i Number of Value At Valuation (Amort- Temporary in Exchange Gain Gain Total Gain Dividends Interest
Identi- g Date Disposal Shares Actual Consid- Disposal Increase/ ization)/ Impairment B./A.C.V. Change in (Loss) on (Loss) on (Loss) on Received and
fication Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost eration Date (Decrease) Accretion Recognized | (12+13-14) B./A.C.V. Disposal Disposal Disposal During Year Dividends

F

F

F

£

F

£
6899999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 4,525,227 5,027,369 4,525,227 502,140 502,140 19,827
7299998 Total - Common Stocks XXX 5,117,040 5,607,151 5,117,040 490,109 490,109 30,261
7399999 Subtotal-Stocks XXX 5,117,040 5,607,151 5,117,040 490,109 490,109 30,261

7499999 Totals

13,672,355

14,162,815

13,680,325

482,489

482,489

191,242




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CcusIpP
|denti-
fication

Description

Name of Subsidiary, Controlled

or Affiliated Company

3 4
F NAIC

0 Company

r Code

e or Alien

i Insurer

g | Identification
n Number

5
NAIC

Valuation

Method
(See SVO

Purposes and

Procedures

Manual)

6

Do Insurer's
Assets Include
Intangible Assets
Connected with
Holding of Such
Company's Stock?

7

Total
Amount
of Such

Intangible
Assets

Book/
Adjusted
Carrying

Value

Stock of Such
Company Owned by
Insurer on Statement Date

9

Number of
Shares

10

% of
Outstanding

included therein: § 0

SCHEDULE D - PART 6 - SECTION 2

Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets

1 2 3 4 ) )
Name of Company Listed in Total Amount of Intangible Ins(jior(calt(:tllr;/ tgvr:sr:[:jﬁoggenmyg?g‘;?e
CUsIP Section 1 Assets Included 5 6
Identifi- Name of Lower-Tier Which Controls Lower-Tier in Amount Shown
cation Company Company in Column 7, Section 1 Number of Shares % of Outstanding

E14

02/24/2006 8:




Annual Statement for the year 2005 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 13 8 9 10 1 14 15 16 17 18 19
F Current
0 Year's Amount Due
r Current Other Total and Accrued
e Book/ Unrealized Year's Than Foreign Dec. 31 of
i Adjusted Valuation (Amort- Temporary Exchange Current Year | Non-Admitted Gross Paid for
g Date Maturity Carrying Increase/ ization)/ Impairment Change in on Bond Not Due and Rate Effective | How Amount Accrued
Description Code | n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Par Value Actual Cost in Default Accrued of Rate of | Paid Received Interest
FED HOMELOANBANKDIN | | |11121/2005 [CITIZENSBANK |01/2022006 | 297970 | | . [ .. | 3000  297970| 1373 | | 4200MAT | |
FMNADISCNOTE | | | 12/20/2005 | CITIZENS BANK ]02/21/2006 | 893338 | .. . .| ... ...........[|... 900000 893338 12000 4450 (MAT |
0199999  Subtotal - Issuer Obligations 1,191,308 1,200,000 1,191,308 2,574 XXX XXX | XXX
[ ] M M
0399999  Subtotals - U.S. Governments Bonds 1,191,308 1,200,000 1,191,308 2,574 XXX XXX | XXX
M M M
5499999  Subtotal - Bonds - Issuer Obligations | | 1,191,308 1,200,000 1,191,308 2,574 XXX XXX | XXX
6099999  Subtotal - Bonds 1,191,308 1,200,000 1,191,308 2,574 XXX XXX | XXX
' DREYFUS TREASURY CASH MANAGEM | |  [12/31/2005 |DREYFUS  |12@t2008 | ot724| | [ [ | | el 288
FEPMMCITIZENS | | 12/31/2005 | CITIZENSBANK | 12/31/2006 | 430762) 430762
FIDELITY INVESTMENTS | | | 12/31/2005 | FIDELITY INVESTMENTS | 12/31/2006 | 1057400 1057400 2980
GOLDMANSACHS | | | 12/31/2005 | GOLDMAN SACHS | 1213172006 | 696341 | 6983218
MERRIMAC TREASURY PLUS SERIES | | |’ 12/31/2005 |BANKBOSTON |’ 1213172006 | 94093291 || 8409320 82
SUPPLEMENTAL EXECUTIVE RETIREME| | | 121222005 | CITIZENSBANK | 12131/2006 | 192150 192150 e
8099999  Subtotal - Class One Money Market Mutual Funds 10,126,404 XXX 10,126,404 XXX XXX | XXX 46,160
[ N I I I I [ O [T IR N T T R P T P o I I
S e e PO P T
T S S S O
T O S
S F L T N T T N T R T N ..
O e
© e
 F L F T L L L F L T N L L
© e b L e L b L
g e L L L L L e s L L b L e L L
gy e e L e L L b e L b L L Lo e L
®
3

8299999  Totals 11,317,712 XXX 11,317,712 2,574 XXX XXX | XXX 46,160
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

Description

2
Number of
Contracts
or Notional

Amount

3
Date of
Maturity,
Expiry, or
Settlement

4

Strike
Price, Rate
or Index

5 6 7 8
Cost/
Date of Exchange or Option Book
Acquisition Counterparty Premium Value

9

10

Statement
Value

1"

12

Increase/
(Decrease) by
Adjustment

13 14
Used to Other
Adjust Investment/
Basis of Miscellaneous
Hedged Item Income

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

Description

2
Number of
Contracts
or Notional

Amount

3
Date of
Maturity,
Expiry, or
Settlement

4 5
Strike
Price, Rate Date of
or Index Acquisition

Exchange or

Counterparty

Cost/

Option Premium
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Annual Statement for the year 2005 of the

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

SCHEDULE DB - PART A - SECTION 3

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

! 2 3 4 5 6 ! .8 S 10 1 12 3 Gain (Loss) on Termination 7
Indicate
Number of Date of Exercise, 14 15 16 Other
Contracts Maturity, Strike Cost/ Expiration, Consideration Increase/ Used to Adjust Investment/
or Notional Expiry, or Price, Rate Date of Exchange or Option Maturity or Termination Book Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement or Index Acquisition Counterparty Premium Sale Date Value * Terminations | Adjustment Recognized | Hedged ltem Deferred Income
SCHEDULE DB - PART B - SECTION 1
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14
Number of Date of Other
Contracts Maturity, Strike Date of Increase/ Used to Investment/
or Notional Expiry, or Price, Rate Issuance/ Exchange or Consideration Book Statement Fair (Decrease) by Adjust Miscellaneous
Description Amount Settlement or Index Purchase Counterparty Received Value * Value Value Adjustment Basis Income
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Annual Statement for the year 2005 of the

SCHEDULE DB - PART B - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Written During Current Year

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Description

2

Number of Contracts
or Notional Amount

Date of Maturity, Expiry,
or Settlement

3

4

Strike Price,
Rate or Index

5

Date of
Issuance/
Purchase

SCHEDULE DB - PART B - SECTION 3

Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

Description

Number of

Contracts

or Notional
Amount

Date of
Maturity,
Expiry, or

Settlement

Strike
Price, Rate
or Index

5

Date of
Issuance/
Purchase

6

Exchange or
Counterparty

7

Consideration
Received

8

Indicate Exercise,
Expiration,
Maturity or

Closing Purchase
Transaction

9

Termination
Date

10

1"

12

Consideration
Paid on
Terminations

Increase/
(Decrease) by
Adjustment

7
Consideration
Exchange or Counterparty Received
. N 17
Gain / (Loss) on Termination
14 15 16
Other
Used to Investment/
Adjust Miscellaneous
Recognized Basis Deferred Income
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

6

Exchange or
Counterparty

7

Cost or
(Consideration
Received)

10

Statement
Value

1"

12

Increase/
(Decrease) by
Adjustment

13
Used to
Adjust
Basis of
Hedged Item

14
Other
Investment/
Miscellaneous
Income

15

Potential
Exposure

SCHEDULE DB - PART C - SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year

1 2 3 4 5
Date of Date of
Maturity, Strike Price, Opening
Notional Expiry, or Rate or Index Position or
Description Amount Settlement Rec (Pay) Agreement
1 2 3
Date of
Maturity,
Notional Expiry, or
Description Amount Settlement

4

Strike Price,
Rate or Index
Rec (Pay)

5
Date of
Opening
Position
or Agreement

Exchange or
Counterparty

Cost or

(Consideration
Received)
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

1 2 3 4 > 6 ! 8 S 10 A 12 3 Gain/(Loss) on Termination 7
Indicate
Date of Date of Exercise, Consideration 14 15 16 Other
Maturity, Strike Price, Opening Cost or Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or | Rate or Index | Position or Exchange or (Consideration Maturity or Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty Received) Sale Date Value * Terminations | Adjustment Recognized Hedged Item Deferred Income
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
! 2 3 4 S 6 7 8 ’ Variation Margin Information 3
10 1 12
Date of Used to Adjust
Number of Maturity Original Current Variation Opening Exchange or Cash Basis of Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized Hedged Item Deferred Exposure
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Annual Statement for the year 2005 of the

SCHEDULE DB - PART D - SECTION 2

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

Description

2

Number of
Contracts

3

Maturity Date

SCHEDULE DB - PART D - SECTION 3

Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year

Description

Number of
Contracts

Maturity
Date

4 5
Original Termination
Value Value

6

Variation
Margin

4 5 6 7
Date of Opening Exchange or Net Additions to
Original Value Position Counterparty Cash Deposits
7 8 ’ 10 Variation Margin Information
11 12 13
Gain / (Loss)

Date of Net Reduction Used to Adjust
Opening Exchange or to Cash Termination Gain / (Loss) Basis of Gain / (Loss)
Position Counterparty Deposits Date Recognized Hedged Item Deferred
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

Description
Counterparty or Exchange
Traded

Master
Agreement
(YorN)

3

Fair Value of
Acceptable Collateral

Statement Value

Fair Value

4

Contracts Statement
Value Greater Than 0

5

Contracts Statement
Value Less Than 0

6

Exposure Net
of Collateral

7

Contracts Fair
Value Greater Than 0

8

Contracts Fair
Value Less Than 0

9

Exposure Net
of Collateral

Potential
Exposure

1"

Off-Balance
Sheet
Exposure




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

1 2 3 4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
... OPENDEPOSITORES . ... ||
CITIZENSBANK . ........................|o..|... 2| 584l | (26500263
COASTWAY CREDITUNION 2800 428( 23081
US BANK 08RO S
0199998 Depositsin 4 depositories that do not exceed the allowable | XXX ... XXX o XXX
limit in any one depository (See Instructions) - open depositories.
0199999 Totals-Open Depositories XXX XXX 6,121 (26,477,202)] XXX
... SUSPENDEDDEPOSIORIES . . . .. .. . ||\
0299998 Depositsin 0 depositories that do not exceed the allowable | XXX ... XXX o XXX
limit in any one depository (See Instructions) - suspended depositories.
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 6,121 (26,477,202)] XXX
0499999 Cash in Company's Office XXX XXX XXX XXX 4500 XXX
0599999 Total Cash XXX XXX 6,121 (26,472,702)] XX X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January ) (14,043593)) 4. April o (21,414966) 7. duly o (19,971,913)) 10. October | (13,725,845
2. February | (15119635) 5. May | (19927444) 8. August | (27,738496) 11. November | (25401,012)
3. March 0 (25369,724) 6. June | (27,101349) 9. September | (17,750929) 12. December | (26,472,702)
E23 02/ 22/ 2006 08:46am
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Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Maturity Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Date Acquired Rate of Interest Date Carrying Value Due & Accrued Income
REPOBC-CZ4  |REPURCHASEAGREEMENT [ m28toos | || 15304848) L
REPOCI-TZ2 .. |REPURCHASE AGREEMENT . . . . . 1208172005 ) 1,020815( ... 30815
0199999 Total Cash Equivalents 16,325,360 30,815




Annual Statement for the year 2005 of the

BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits with the State of Domicile For
the Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Efc. Deposit Deposit Carrying Value Value Carrying Value Value
1' Alabama AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA AL AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
2' AlaSka AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA AK AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
3. Ardzona AZ
4' Arkansas AAAAAAAAAAAAAAAAAAAAAAAAAAAAA AR AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
5. Calforia CA
6. Colorado CO
7. Comnecticut CT
8' Delaware AAAAAAAAAAAAAAAAAAAAAAAAAAAAA DE AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
9' DiStI’iCt Of Cqumbia AAAAAAAAAAAAAAAAAAA DC AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
10 FIorida AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA FL AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
M. Georgia GAl e
12. Hawai U
13. idaho D |
14. Mnois O R RN AR URURES FUSRRURRETN R
15. Indiana N
16. lowa A
17 Kansas AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA KS AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
18. Kentucky KY | i} A=
o L P NONE | | |
20. Maine ME |
21. Maryland MD|
22 Massachusetts AAAAAAAAAAAAAAAAAAAAAAAA MA AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
23. Michigan ML
24 Minnesota AAAAAAAAAAAAAAAAAAAAAAAAAAAA MN AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
25. Mississippi MST
26 Missouri AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA MO AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
27 Montana AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA MT AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
28 NebraSka AAAAAAAAAAAAAAAAAAAAAAAAAAAAA NE AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
29 Nevada AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA NV AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
30. NewHampshire NH
31. Newlersey . N
32 NEW Mexico AAAAAAAAAAAAAAAAAAAAAAAAAAA NM AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
3. NewYork NY L
34 NOI’th Carolina AAAAAAAAAAAAAAAAAAAAAAAA NC AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
35 North DakOta AAAAAAAAAAAAAAAAAAAAAAAAA ND AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
36 OhIO AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA OH AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
37 Oklahoma AAAAAAAAAAAAAAAAAAAAAAAAAAAAA OK AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
38. Oregon OR Y
39. Pennsyvania PAL
40 RhOde |SIand AAAAAAAAAAAAAAAAAAAAAAAAA Rl AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
41 SOUth Cam”na AAAAAAAAAAAAAAAAAAAAAAAA SC AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
42 SOUth Dakma AAAAAAAAAAAAAAAAAAAAAAAAAA SD AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
43 Tennessee AAAAAAAAAAAAAAAAAAAAAAAAAAAA TN AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
44 Texas X
45 Utah AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA UT AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
46 Vermont AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA VT AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
47. Virginia VAL
48. Washington WAL
49. WestVirginia WYL
50 Wisconsin AAAAAAAAAAAAAAAAAAAAAAAAAAAAA Wl AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
St Wyoming WY
52. American Samoa AS |l
53 Guam AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA GU AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
54 Puerto RiCO AAAAAAAAAAAAAAAAAAAAAAAAAAA PR AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
55. USVirginlslands VU
56 Canada AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA CN AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
57. Aggregate Alien and Other OT| XXX XXX
58. Total XXX XXX
DETAILS OF WRITE-INS
5701 e e [ = B . B B Rl T e I T N T O N
R B NONE | |
5703 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
5798. Summary of remaining write-ins for
Line 57 from overflow page XXX XXX
5799. Totals (Lines 5701 through 5703 +
5798) (Line 57 above) XXX XXX
E25 02/ 24/2006 8:24pm




	Jurat
	Schedule A - Part 1
	Schedule A - Part 2
	Schedule A - Part 3
	Schedule B - Part 1
	Schedule B - Part 2
	Schedule BA - Part 1
	Schedule BA - Part 2
	Schedule D - Part 1
	Schedule D - Part 2 - Section 1
	Schedule D - Part 2 - Section 2
	Schedule D - Part 3
	Schedule D - Part 4
	Schedule D - Part 5
	Schedule D - Part 6 - Section 1 and 2
	Schedule DA - Part 1
	Schedule DB - Part A - Section 1 and 2
	Schedule DB - Part A - Section 3 and Part B - Section 1
	Schedule DB - Part B - Section 2 and 3
	Schedule DB - Part C - Section 1 and 2
	Schedule DB - Part C - Section 3 and Part D - Section 1
	Schedule DB - Part D - Section 2 and 3
	Schedule DB - Part E - Section 1
	Schedule E - Part 1
	Schedule E - Part 2
	Schedule E - Part 3

